NAIC BLANKS (E) WORKING GROUP

Blanks Agenda Item Submission Form

FOR NAIC USE ONLY
DATE: 01/03/2024 Agenda Item #_ 2024-02BWG
CONTACT PERSON: Year 2024
Changes to Existing Reporting [ X ]
TELEPHONE: New Reporting Requirement [ ]
EMAIL ADDRESS: REVIEWED FOR ACCOUNTING PRACTICES AND
PROCEDURES IMPACT
ON BEHALF OF: No Impact [ ]
Modifies Required Disclosure [ X ]
NAME: Dale Bruggeman Is there data being requested in this proposal
. which is available elsewhere in the
TITLE: Chair SAPWG Annual/Quarterly Statement? [ No ]
***|f Yes, complete question below***
AFFILIATION: Ohio Department of Insurance DISPOSITION
ADDRESS: 50W. Town St., 3" FL., Ste. 300

Rejected For Public Comment
Referred To Another NAIC Group
Received For Public Comment
Adopted Date

Rejected Date

Deferred Date

Columbus, OH 43215

—_——————

Other (Specify)
BLANK(S) TO WHICH PROPOSAL APPLIES
[ X ] ANNUALSTATEMENT [ X ] INSTRUCTIONS [ X ] CROSSCHECKS
[ X ] QUARTERLY STATEMENT [ ] BLANK
[ X ] Life, Accident & Health/Fraternal [ X ] Separate Accounts [ X ] Title
[ X ] Property/Casualty [ ] Protected Cell [ ] Other
[ X ] Health [ ] Health (Life Supplement) [ ] Life (Health Supplement)

Anticipated Effective Date: 1t Quarter 2025

IDENTIFICATION OF ITEM(S) TO CHANGE
Remove categories from Schedule DA, Part 1 and Schedule E, Part 2 that should be reported on Schedule BA. Add clarifying
instructions on what should be included in Other Short-Term and Other Cash Equivalent categories.

REASON, JUSTIFICATION FOR AND/OR BENEFIT OF CHANGE**
This proposal updates the Investment Schedules General Instructions to identify what should be included in the Other Short-
Term and Other Cash Equivalent categories and to add clarity of what should be reported on Schedule BA. (SAPWG Item
2023-17).

***|F THE DATA IS AVAILABLE ELSEWHERE IN THE ANNUAL/QUARTERLY STATEMENT, PLEASE NOTE WHY IT IS REQUIRED
FOR THIS PROPOSAL***

NAIC STAFF COMMENTS

Comment on Effective Reporting Date:

Other Comments:

**  This section must be completed on all forms. Revised 11/17/2022

© 2024 National Association of Insurance Commissioners 1 2024-02BWG.docx



ANNUAL STATEMENT INSTRUCTIONS — LIFE/FRATERNAL, HEALTH, PROPERTY AND TITLE

INVESTMENT SCHEDULES GENERAL INSTRUCTIONS
(Applies to all investment schedules)

Detail Eliminated To Conserve Space

General Classifications Short-Term Investments Only:

Refer to SSAP No. 2R— Cash, Cash Equivalents, Drafts and Short-Term Investments. The following investments are not
permitted to be reported as short-term investments regardless of maturity date:

o Asset-backed securities captured in scope of SSAP No. 43R - Asset-backed Securities

e All investments that are reported on Schedule BA, including but not limited to:
o All debt securities that do not qualify as bonds in scope of SSAP No. 21R — Other Admitted Assets
o Collateral/Non-Collateral loans captured in scope of SSAP No. 21R.
o Working capital finance investments in scope of SSAP No. 105R — Working Capital Finance Investments
o Surplus notes in scope of SSAP No. 41R — Surplus Notes

o Mortgage loans captured in scope of SSAP No. 37 — Mortgage Loans

e Derivative instruments in scope of SSAP No. 86 — Derivatives or SSAP No. 108 — Derivatives Hedging Variable
Annuity Guarantees

e Securities with terms that are reset at predefined dates (e.g., an auction-rate security that has a long-term
maturity and an interest rate that is regularly reset through a Dutch auction) or have other features an investor
may believe results in a different term than the related contractual maturity shall be accounted for based on the
contractual maturity at the date of acquisition, except where other specific rules within the statutory accounting
framework currently exist.

Other Short-Term Investments:

Report investments that qualify as short-term investments pursuant to SSAP No. 2R - Cash, Cash Equivalents,
Drafts and Short-Term Investments that do not fit within a specific reporting line. (Specific reporting lines shall
be utilized when applicable.)

General Classifications Cash Equivalents Only:

Refer to SSAP No. 2R— Cash, Cash Equivalents, Drafts and Short-Term Investments._The following investments are not
permitted to be reported as short-term investments regardless of maturity date:

e Asset-backed securities captured in scope of SSAP No. 43R - Asset-backed Securities

e All investments that are reported on Schedule BA, including but not limited to:
o All debt securities that do not qualify as bonds in scope of SSAP No. 21R — Other Admitted Assets
o Collateral/Non-Collateral loans captured in scope of SSAP No. 21R.
o Working capital finance investments in scope of SSAP No. 105R — Working Capital Finance Investments
o Surplus notes in scope of SSAP No. 41R — Surplus Notes

e Mortgage loans captured in scope of SSAP No. 37 — Mortgage Loans

e Derivative instruments in scope of SSAP No. 86 — Derivatives or SSAP No. 108 — Derivatives Hedging Variable
Annuity Guarantees

e  Securities with terms that are reset at predefined dates (e.g., an auction-rate security that has a long-term
maturity and an interest rate that is regularly reset through a Dutch auction) or have other features an investor
may believe results in a different term than the related contractual maturity shall be accounted for based on the
contractual maturity at the date of acquisition, except where other specific rules within the statutory accounting
framework currently exist.
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Money Market Mutual Funds:

All investment in shares of funds regulated as money market mutual funds by the U.S. Securities and Exchange
Commission.

Other Cash Equivalent:

Report investments that qualify as Cash Equivalents pursuant to SSAP No. 2R - Cash, Cash Equivalents, Drafts
and Short-Term _Investments that do not fit within a specific reporting line. (Specific reporting lines shall be
utilized when applicable.)

© 2024 National Association of Insurance Commissioners 3 2024-02BWG.docx



SCHEDULE DA - PART 1

SHORT-TERM INVESTMENTS OWNED DECEMBER 31 OF CURRENT YEAR

Detail Eliminated To Conserve Space

Category Line Number
Issuer Credit Obligations
U.S. Government Obligations (Exempt from RBC)........cccooiiiiiiiiiiiiiece et 0019999999
Other U.S. Government Obligations (Not Exempt from RBC)........c.ccooiiiiiiiiiiiiiiceeeeeeee e 0029999999
Non-U.S. Sovereign JUriSdiCtion SECULILIES .........cccveruieruierieeienietieieeteseeseesseesseesesresseesseesseensesssesseenseens 0039999999
Municipal Bonds — General Obligations (Direct and Guaranteed)..........ccoecveeverierienieerieeieiie e 0049999999
Municipal Bonds — Special REVENUE.........c.coouiiiiiiiiieie et s 0059999999
Project Finance Bonds Issued by Operating Entities (Unaffiliated) ..........ccccoeevivcieivienieniiiiiecieeeieeee 0069999999
Project Finance Bonds Issued by Operating Entities (Affiliated)..........cceoerieiiniiiiniiinieeee e 0079999999
Corporate Bonds (Unaffiliated) .........c.eevueeiirieiieiieieeie ettt e snaesneeneenneees 0089999999
Corporate Bonds (AfFIHAtE).......c.eeecuieiiieeiieiieece ettt et esbe e s b e e sbeesseeenteeenseeenns 0099999999
Mandatory Convertible Bonds (Unaffiliated)...........cooieiiiiiiiiiiiieeee e 0109999999
Mandatory Convertible Bonds (AffilIated) .........cceviirieiieiiieie et 0119999999
Single Entity Backed Obligations (Unaffiliated)............ceeierierieiiiiieiieeee e 0129999999
Single Entity Backed Obligations (Affiliated) .........ccceeriiiiieiiieriee e 0139999999
SVO-Identified Bond Exchange Traded Funds — Fair Value .........cccocoiiiiiiiiiiiiiieeeeee e 0149999999
SVO-Identified Bond Exchange Traded Funds — Systematic Value ..........ccceeovevieniieiieicienieieie e 0159999999
Bonds Issued from SEC-Registered Business Development Corps,
Closed End Funds & REITS (Unaffiliated) .......cccueeeveeriiiiiieiiecie ettt 0169999999
Bonds Issued from SEC-Registered Business Development Corps,
Closed End Funds & REITS (AffIlHated) .....ccveevieiiiieiieiicie ettt 0179999999
Bank Loans — Issued (Unaffiliated)..........ccerieriieriiiiiiie ettt 0189999999
Bank Loans — ISSued (AFfIHAtE).......c.eevviriirieiieieciece ettt s eebe e s saesreesseenaeees 0199999999
Bank Loans — Acquired (Unaffiliated) .........ooeeoueriiiieiiee et e 0209999999
Bank Loans — Acquired (AffIlIAted) ......c.occverierieiieieeie ettt sraesae e ees 0219999999
Mortgages Loans that Qualify as SVO-Identified Credit Tenant Loans (Unaffiliated)..........ccccccevenennnneee 0229999999
Mortgages Loans that Qualify as SVO-Identified Credit Tenant Loans (Affiliated) .........cccccoeveninenennene 0239999999
Other Issuer Credit Obligations (Unaffiliated) ..........cccceririeieiieriese et 0269999999
Other Issuer Credit Obligations (AffIHAted)........coueiierieiieiee e e 0279999999
Total Issuer Credit Obligations
Subtotals — Issuer Credit Obligations (Unaffiliated) ..........c.eceevierirriniiiiiieiiereee e 0489999999

(Sum of Lines: 0019999999, 0029999999, 0039999999, 0049999999, 0059999999,
0069999999, 0089999999, 0109999999, 0129999999, 0149999999, 0159999999,
0169999999, 0189999999, 0209999999, 0229999999, and 0269999999)
Subtotals — Issuer Credit Obligations (Affiliated).........ccvveviircieiieiieniei e 0499999999
(Sum of Lines: 0079999999, 0099999999, 0119999999, 0139999999, 0179999999,
0199999999, 0219999999, 0239999999, and 0279999999)
Subtotals — Issuer Credit OblIGAationS..........ccvervieriieiierieriieieieeteseeseeseeesteeee e seeesseeeeeseesseenseens 0509999999
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Mertgage Loafs—rrrrrrr e e e e 7309999999

Other Short-Term Invested Assets (Unaffiliated)........occeevveeriieiiiiiiiiiieiiiiiiiiiiesiee e 7499999999

Other Short-Term Invested Assets (AffIlIAtEd) ......eecvieeerieiiiieeiie et seae e eeseee e 7509999999

Total Short-Term Investments (Unaffiliated) .........cocoververieiiiiiiiiiiiiiiieiiieiiiiesieseee e 7689999999
(Sum of Lines: 0489999999 and 7499999999)

Total Short-Term Investments (Affiliated).......ccoeoveeeveiiiiiiniiiiiiiiiiieseceecesese e 7699999999
(Sum of Lines: 0499999999 and 7509999999)

Total Short-Term INVESTMENLS........ccuiiitieeiiieeitieeieeetieeieeeteeeteesbeeesteesereessseessbeessseessseessseessseessasenseseseensees 7709999999
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SCHEDULE E — PART 2 — CASH EQUIVALENTS

List all investments owned whose maturities (or repurchase dates under repurchase agreement) at the time of acquisition were
three months or less and defined as cash equivalents in accordance with SSAP No. 2R—Cash, Cash Equivalents, Drafts, and

Short-Term Investments. Include Money Market Mutual Funds.

Detail Eliminated To Conserve Space

Category Line Number
Issuer Credit Obligations:

U.S. Government Obligations (Exempt from RBC)........cccoviiiiiiiiiiiiiece et 0019999999
Other U.S. Government Obligations (Not Exempt from RBC)..........cccoeeviniiiiieriiiiiiieiieeee e 0029999999
Non-U.S. Sovereign JUrisdiction SECULTLIES .........ccuieruieiiierieeiieetieteeie e ee st ee st et teeeeseee st eseeeneeeneeeseeneeens 0039999999
Municipal Bonds — General Obligations (Direct & Guaranteed) ............cceevverreecieeiieriieriienreie e eeee e 0049999999
Municipal Bonds — SPecial REVENUE.........c.ccviiiiiiiiiiciecie ettt et ae e sreesaeenneees 0059999999
Project Finance Bonds Issued by Operating Entities (Unaffiliated) ..........cccoeeereienieniiniiciiecieeeieee 0069999999
Project Finance Bonds Issued by Operating Entities (Affiliated)..........cceoeiieiiniiineiiieeeee e 0079999999
Corporate Bonds (Unaffiliated) .........c.ooouieiiiieieiee ettt et 0089999999
Corporate Bonds (AfFIHALE)......c.cccviiiiiieiieieiie ettt et e esae s aaesbeesaessaesaeesseenseeens 0099999999
Mandatory Convertible Bonds (Unaffiliated).............coieiiriieiiiiiieeeeee e 0109999999
Mandatory Convertible Bonds (Affiliated) .........cceeieiieriieiieie et e 0119999999
Single Entity Backed Obligations (Unaffiliated)..........c.cooiiiriiieieieeeeeee e 0129999999
Single Entity Backed Obligations (Affiliated) .........ccceeviiioiiiiieriei e 0139999999
SVO-Identified Bond Exchange Traded Funds — Fair Value ........c..cccoevvevieniieciiicie e 0149999999
SVO-Identified Bond Exchange Traded Funds — Systematic Value ..........ccccoeoeiieniiiiiiiniiiieceeeceee 0159999999

Bonds Issued from SEC-Registered Business Development Corps,
Closed End Funds & REITS (Unaffiliated) .........ccceovviiiiiiiiiiiiieeieeecteereee et 0169999999

Bonds Issued from SEC-Registered Business Development Corps,
Closed End Funds & REITS (Affiliated) .....ccveevieiieieiieiieie ettt 0179999999
Bank Loans — Issued (Unaffiliated)..........ccveeriiiiiiieiiieeiie ettt et seae et e e aa e 0189999999
Bank Loans — ISSued (AffIHAtE).......c.eevviiiiiieiieieeie ettt teesbe e esaesneennesnaenes 0199999999
Bank Loans — Acquired (Unaffiliated) .........ccceevuiiiiiiiiiiciieieceeseeeeee ettt 0209999999
Bank Loans — Acquired (Affiliated) .........ccverierierieieeie ettt 0219999999
Mortgages Loans that Qualify as SVO-Identified Credit Tenant Loans (Unaffiliated)...........cccccevenennnneee 0229999999
Mortgages Loans that Qualify as SVO-Identified Credit Tenant Loans (Affiliated) .........ccccceeeevereencne 0239999999
Certificates of Deposit (UNaffiliated) ........ceecverieriiriieieiieetesieeit ettt e e seeese e ees 0249999999
Certificates of Deposit (AfTIlIAtEd).......ocieruieiiiie et 0259999999
Other Issuer Credit Obligations (Unaffiliated) .........c.ccceiierieriiiiieieeeeeeeee e e 0269999999
Other Issuer Credit Obligations (AffIlIALEd).........coeriiiiieieieeee e 0279999999
Total — Issuer Credit Obligations (Unaffiliated)...........cceccuerieriieiiieiiciecierecie et 0489999999

(Sum of Lines: 0019999999, 0029999999, 0039999999, 0049999999, 0059999999,
0069999999, 0089999999, 0109999999, 0129999999, 0149999999, 0159999999,
0169999999, 0189999999, 0209999999, 0229999999, 0249999999, and 0269999999)

Total — Issuer Credit Obligations (AffIlIALEd)........c.eoeiiririeieeee e
(Sum of Lines: 0079999999, 0099999999, 0119999999, 0139999999, 0179999999,
0199999999, 0219999999, 0239999999, 0259999999, and 0279999999)

Total — Total Issuer Credit ObIIZAtIONS ........cccevveriieiieiieiieieerie ettt ebe b e s e e sreesbeesbessaesseesseesseensesens

0499999999

0509999999
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SWEED ACCOUINES. ...ceeutiieiieeiteette ettt ertte ettt ettt esbte ettt ebteesateebeeesateebee e ateeateessseesteessseesbeessbeanbaeensaeeabeeensbeeaseesnbaesaseess 8109999999

Exempt Money Market Mutual Funds — as Identified by SVO .......coooiiiiiiiiiieeee e 8209999999

All Other Money Market MUtual FUNAS ......ccouiiiiiieie ettt sttt e ens 8309999999

Qualified Cash Pools Under SSAP NO. 2R.....uiiiiiiii ettt ettt e ve e s e e st e e seveesaae e taeesaeentaeenseenanes 8409999999

Other Cash Equivalents (Unaffiliated).........cooeoueiiiiiiiiiiiiiiiiiiiiiiiiiiesseieeee e 8499999999

Other Cash Equivalents (AffIHALEd) ........ccoevviiuiiiiiiiicieeiecteeteer ettt et re b e v e ets e taesbeesbeesaesaaesreeneenneeens 8509999999

Total Cash Equivalents (Unaffiliated) .......eeeeieiiniininiiiiiiiiiiiiiiiiiii st 8589999999
(Sum of Lines: 0489999999, 8409999999, and 8499999999)

Total Cash Equivalents (Affiliated) .......cocoueviiiiiiiiiiiiiiiiiiiiiieiesee e 8599999999
(Sum of Lines: 0499999999, 8109999999, 8209999999, 8309999999, and 8509999999)

Total Cash EQUIVALEILS ........eeuietieiieieeteeie sttt ettt et et et e et e s saesaeesseeseasaesseesseanseenseensesssenseensennsesnsesnnenseensennsennns 8609999999
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QUARTERLY STATEMENT INSTRUCTIONS — LIFE/FRATERNAL, HEALTH, PROPERTY AND TITLE

INVESTMENT SCHEDULES GENERAL INSTRUCTIONS
(Applies to all investment schedules)

Detail Eliminated To Conserve Space

General Classifications Short-Term Investments Only:

Refer to SSAP No. 2R— Cash, Cash Equivalents, Drafts and Short-Term Investments. The following investments are not
permitted to be reported as short-term investments regardless of maturity date:

o Asset-backed securities captured in scope of SSAP No. 43R - Asset-backed Securities

e All investments that are reported on Schedule BA, including but not limited to:
o All debt securities that do not qualify as bonds in scope of SSAP No. 21R — Other Admitted Assets
o Collateral/Non-Collateral loans captured in scope of SSAP No. 21R.
o Working capital finance investments in scope of SSAP No. 105R — Working Capital Finance Investments
o Surplus notes in scope of SSAP No. 41R — Surplus Notes

o Mortgage loans captured in scope of SSAP No. 37 — Mortgage Loans

e Derivative instruments in scope of SSAP No. 86 — Derivatives or SSAP No. 108 — Derivatives Hedging Variable
Annuity Guarantees

e Securities with terms that are reset at predefined dates (e.g., an auction-rate security that has a long-term
maturity and an interest rate that is regularly reset through a Dutch auction) or have other features an investor
may believe results in a different term than the related contractual maturity shall be accounted for based on the
contractual maturity at the date of acquisition, except where other specific rules within the statutory accounting
framework currently exist.

Other Short-Term Investments:

Report investments that qualify as short-term investments pursuant to SSAP No. 2R - Cash, Cash Equivalents,
Drafts and Short-Term Investments that do not fit within a specific reporting line. (Specific reporting lines shall
be utilized when applicable.)

General Classifications Cash Equivalents Only:

Refer to SSAP No. 2R— Cash, Cash Equivalents, Drafts and Short-Term Investments. The following investments are not
permitted to be reported as short-term investments regardless of maturity date:

e Asset-backed securities captured in scope of SSAP No. 43R - Asset-backed Securities

e All investments that are reported on Schedule BA, including but not limited to:
o All debt securities that do not qualify as bonds in scope of SSAP No. 21R — Other Admitted Assets
o Collateral/Non-Collateral loans captured in scope of SSAP No. 21R.
o Working capital finance investments in scope of SSAP No. 105R — Working Capital Finance Investments
o Surplus notes in scope of SSAP No. 41R — Surplus Notes

e Mortgage loans captured in scope of SSAP No. 37 — Mortgage Loans

e Derivative instruments in scope of SSAP No. 86 — Derivatives or SSAP No. 108 — Derivatives Hedging Variable
Annuity Guarantees

e Securities with terms that are reset at predefined dates (e.g., an auction-rate security that has a long-term
maturity and an interest rate that is regularly reset through a Dutch auction) or have other features an investor
may believe results in a different term than the related contractual maturity shall be accounted for based on the
contractual maturity at the date of acquisition, except where other specific rules within the statutory accounting
framework currently exist.
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Money Market Mutual Funds:

All investment in shares of funds regulated as money market mutual funds by the U.S. Securities and Exchange
Commission.

Other Cash Equivalent:

Report investments that qualify as Cash Equivalents pursuant to SSAP No. 2R - Cash, Cash Equivalents, Drafts
and Short-Term Investments that do not fit within a specific reporting line. (Specific reporting lines shall be
utilized when applicable.)
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SCHEDULE E — PART 2 — CASH EQUIVALENTS

INVESTMENTS OWNED END OF CURRENT QUARTER

Detail Eliminated To Conserve Space

Category Line Number
Issuer Credit Obligations:

U.S. Government Obligations (Exempt from RBC).........ccoeiiiiiiiiiiieiece e 0019999999
Other U.S. Government Obligations (Not Exempt from RBC).........cccoeviiiiiiieiiieiiiieceeee e 0029999999
Non-U.S. Sovereign JUriSdiCtion SECULILIES .........ccveriieriierieeieniietieteetestestesseesseessessresseesseesseensesssesseenseens 0039999999
Municipal Bonds — General Obligations (Direct and Guaranteed)..........c.ceceeeerieiieiirreee e 0049999999
Municipal Bonds — Special REVENUE.........c.oouiiiiiiiiiieie ettt 0059999999
Project Finance Bonds Issued by Operating Entities (Unaffiliated) ..........cccoeoeriinieniiiiniiieieeeeee 0069999999
Project Finance Bonds Issued by Operating Entities (Affiliated)..........cceoeiieiininiiiieiiieeeeeeeeee 0079999999
Corporate Bonds (Unaffiliated) .........c.ccoviiiiiiiiiiiiiciececeece ettt et e aesae e eraeees 0089999999
Corporate Bonds (AfTIHAtE).......c.eeeciieiiieeiieciieee et ee s ae e sbeeeabeesbeesaaeentaeenseeenns 0099999999
Mandatory Convertible Bonds (Unaffiliated)...........cccccuerierieriiiiiiiecieseeie ettt e 0109999999
Mandatory Convertible Bonds (AffilIated) .........ccevieiieiieiieie et 0119999999
Single Entity Backed Obligations (Unaffiliated)............coevuerieriieciiiieiieseeie ettt sie e 0129999999
Single Entity Backed Obligations (Affiliated) .........cccveviiioiiiiieriei e 0139999999
SVO-Identified Bond Exchange Traded Funds — Fair Value ...........cccoevieiiiiiiieniecieeeeeceeeeeeeee 0149999999
SVO-Identified Bond Exchange Traded Funds — Systematic Value ..........ccccoeevevienirieicienieieieeeeeeies 0159999999

Bonds Issued from SEC-Registered Business Development Corps,
Closed End Funds & REITS (Unaffiliated) ........cceeeeiieiiieeiieciieeieecieeee et 0169999999

Bonds Issued from SEC-Registered Business Development Corps,
Closed End Funds & REITS (AffIlHated) .....ccveevieiieiieiieiieie ettt 0179999999
Bank Loans — Issued (Unaffiliated)..........ccocvieiiieriiiiiiiiiieceeeee ettt 0189999999
Bank Loans — ISSued (AffIHAtE).......c.eevviriiiieiieiicie ettt s teebe e ssaesseenesnaeees 0199999999
Bank Loans — Acquired (Unaffiliated) .........ccevvueriiiiieriieiieieeieseeeee ettt e 0209999999
Bank Loans — Acquired (AffIlIated) ......c.cccvirierieriieiieie ettt st sreesae e ees 0219999999
Mortgage Loans that Quality as SVO-Identified Credit Tenant Loans (Unaffiliated) .........cccccccevenenenene 0229999999
Mortgage Loans that Quality as SVO-Identified Credit Tenant Loans (Affiliated) ...........cccevevencnenennen. 0229999999
Other Issuer Credit Obligations (Unaffiliated) .........cccccuerierieriiiieiieieeeeeee e 0269999999
Other Issuer Credit Obligations (AffIHAted)........coueerieriiiieiee e e 0279999999
Total — Issuer Credit Obligations (Unaffiliated)...........ccocvverieriiiriiiiieieciereeieeie e 0489999999

(Sum of Lines: 0019999999, 0029999999, 0039999999, 0049999999, 0059999999,
0069999999, 0089999999, 0109999999, 0129999999, 0149999999, 0159999999,
0169999999, 0189999999, 0209999999, 0229999999, 0249999999, and 0269999999)
Total — Issuer Credit Obligations (AffIlALEd)........c.eoeiiririeie et 0499999999
(Sum of Lines: 0079999999, 0099999999, 0119999999, 0139999999, 0179999999,
0199999999, 0219999999, 0239999999, 0259999999, and 0279999999)

Total Issuer Credit ODIIGAtIONS. .......ccvvervieciieieiiertieie e steste st ebeeaeeteesseesteesseesseessesseessaessesssesssesssesseensenses 0509999999
SWEEP ACCOUINES.....eetveeeieeitreertteertteestteestteestteestteesseeessseessseessseessseessaessseessseesssessssessssesssseesssesssseesssesnsssensseessessnseesnsees 8109999999
Exempt Money Market Mutual Funds — as Identified by SVO .....cccoooiiiiiiiiieeeeeeeee e 8209999999
All Other Money Market MUutual FUNAS ........cooiiiiiiiee ettt 8309999999
Qualified Cash Pools Under SSAP NO. 2R.....uiiiiiiiieieee ettt ettt e ve e e e s b e e seveesaae e tseesaeenbaeenseenans 8409999999
Other Cash Equivalents (Unaffiliated)..........cceoueiininiiiiiiiiiiiiiiieesis s 8499999999
Other Cash Equivalents_ (AfFIHAtEd) ......coeeiieiieii ettt ettt ettt ettt sreesaeeneeenee 8509999999
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Total Cash Equivalents (Unaffiliated) ........ioeeueiiiiiiiiiiiisiiieie s eieiseeesieeeeiseeseeeseeeeeesseseeesseeseenseeeaanseeeeenseesesnsseseennneeaas 8589999999
(Sum of Lines: 0489999999, 8109999999, 8209999999, 8309999999,
8409999999, and 8499999999)

Total Cash Equivalents (AffIlHAted) .....cueeeeeieiiiiiiiiiiiiieeee et eeae et 8599999999
(Sum of Lines: 0499999999 and 8509999999)
Total Cash EQUIVALEILS .....c..eeuietieiieieeieste ettt ettt et et et e et e s saesseesseeseenaesseeeseasseenseensesssenseenseensesnsesnnenseensennsennns 8609999999
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